We shall present here a series of recent articles [1, 2] dedicated to the definition of iterated integrals for stochastic processes with very low Hölder regularity index α. According to the general principles of Lyons' theory of rough paths, iterated integrals, a priori ill-defined, should either be seen as some limit of actual iterated integrals, or equivalently as a stack of data satisfying some Hölder regularity and algebraic axioms; such data define unambiguously a stochastic calculus and 'rough path solutions' to stochastic differential equations.
